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H « Control of Macroeconomic Systems with Shocks

Huang X iaoyuan, Zhong M aiying

(Northeastern University)

Abstract the action of shocks in macroeconomic systems is analyzed and researched, and is considered
as the energy bounded disturbance. Furthermore, the control problem of macroeconomic systems is
studied applying the H « control theory approach, and the H «state feedback solution of a governm ent
policy and public expectation problem is obtained by solving an algebraic Riccati inequality. The simula—
tion illustrated that the H o control strategy has high disturbance attenuation level.
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